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() ()
3,103,407,981 98.87
3,103,407,981 98.87
9,996 0.00
9,996 0.00
35,597,905 1.13
3,139,015,882 100.00
QY
« 2
©)) (2022 6 30 )
) ) ()
RED ARC GLOBAL INVESTMENTS
7,276.00 7,665.00
1 [TRUST US EQUITY INTRADAY 404,880.36 98.87

2,945,909,520| 3,103,407,981
MOMENTUM FUND JPY CLASS A

1.0020 1.0020
2 9,977 0.00
9,996 9,996

)

98.87%

0.00%

98.87%

)
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2021 6 9,903,299,127 0.9282
7 8,991,348,671 0.9072
8 8,578,777,616 0.8950
9 8,435,187,438 0.8821
10 7,492,347,015 0.8555
11 6,686,026,023 0.8454
2
6,044,496,327 6,044,496,327 0.7969 0.7969
(2021 12 13 )
12 4,992,110,005 0.7727
2022 1 3,526,481,435 0.6046
2 3,123,480,467 0.6152
3,029,268,065 0.6408
4 3,013,890,545 0.6753
5 3,057,523,422 0.7152
3
3,060,944,737 3,060,944,737 0.7254 0.7254
(2022 6 13 )
6 3,139,015,882 0.7636

()
1 0.0000
2 0.0000
3 0.0000
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2 3
2021 12 13 2022 6 13
112,670,260 78,074,756
5,942,497,419 3,045,233,443
9,997 9,996
70,800,000

6,125,977,676 3,123,318,195
6,125,977,676 3,123,318,195
29,830,094 40,107,861
1,140,162 491,468
50,169,132 21,626,757
341,961 147,372
81,481,349 62,373,458
81,481,349 62,373,458
7,585,229,417 4,219,655,289
1,540,733,090 1,158,710,552
6,044,496,327 3,060,944,737
6,044,496,327 3,060,944 ,737
6,125,977,676 3,123,318,195
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200

1,013,985,445 586,863,977
1,013,985,245 586,863,977
18,059 6,509
1,140,162 491,468
50,169,132 21,626,757
341,961 147,372
51,669,314 22,272,106
1,065,654,559 609,136,083
1,065,654,559 609,136,083
1,065,654,559 609,136,083
154,200,892 308,492,487
876,387,178 1,540,733,090
330,890,894 685,963,334
330,890,894 685,963,334
83,783,139 3,297,200
83,783,139 3,297,200
1,540,733,090 1,158,710,552
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RED ARC GLOBAL INVESTMENTS TRUST US
EQUITY INTRADAY MOMENTUM FUND JPY
CLASS A
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3,045,233,443
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8,843,447,320
8,842,335,083
944,518,993
102,967,290

9,889,821,366

2,103,732
1,226,507
500,094

3,830,333

9,885,991,033

1,073,070.4557
9,213

2020 12 15 2021 6 30

5,971,011
3,481,181
625,765
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383,578
165,059

11,126,688

(11,126,688)

(4,298,142)
(732,229,190)

(747,654,020)

102,967,290
(1,112,237)

(645,798,967)

12,364,890,000
(1,833,100,000)

10,531,790,000

9,885,991,033

2021 6 30

()

645,600,000 JAPAN T-BILL 0 05JUL21 SER983 JPY 645,738,651 645,606,456 6.53
1,093,500,000 JAPAN T-BILL 0 26JUL21 SER987 JPY 1,093,799,619 1,093,543,740 11.06
269,800,000 JAPAN T-BILL 0 10AUG21 SER992 JPY 269,873,385 269,821,584 2.73
153,000,000 JAPAN T-BILL 0 16AUG21 SER993 JPY 153,039,933 153,012,240 155
551,800,000 JAPAN T-BILL 0 23AUG21 SER995 JPY 551,992,578 551,877,252 5.58
592,900,000 JAPAN T-BILL 0 30AUG21 SER997 JPY 593,069,569 592,988,935 6.00
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195,150,000 JAPAN T-BILL 0 13SEP21 SER1000  JPY 195,200,934 195,179,272 197
209,400,000 JAPAN T-BILL 0 21SEP21 SER1003  JPY 209,455,281 209,433,504 212
5,130,000,000 JAPAN T-BILL 0 27SEP21 SER1004  JPY  5131,277,370 5,130,872,100 51.90
8,843,447,320 8,842,335,083 89.44

8,843,447,320 8,842,335,083 89.44

2021 6 30
17,104,201.00 S46 Index Swap JPY 07/12/2021 CIEQCU13 102,967,290.00
2021 12 13 2022 6 13

94,891,290,876

49,805,149,518

94,891,290,876

49,805,149,518

94,891,290,876

49,805,149,518

250,000,000

250,000,000

250,000,000

1 94,690,652,236

49,456,140,495

200,638,640

99,009,023

94,891,290,876

49,555,149,518
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49,555,149,518
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90,702,739,017 94,690,652,236
27,190,561,294 44 ,271,510,016
23,202,648,075 89,506,021,757
1,781,662,390 2,841,320,847
9,727,670,751 8,387,183,777
1,089,639 1,089,639
FOFs
J 1,135,439,591 1,754,209,036
12,595,101 13,993,561
2021-01
257,436,674 25,948,394
2021-07
256,288,842
2022-01
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66,013,931,447 4,504,108,163

678,845,270 16,217,075,074
1,316,281,503

3,981,542,385 5,578,348,775

2,417,017 2,417,017

998 998

998 998

998 998

9,949 9,949

997,374 997,374

173,802 173,802
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3,172,705,874
33,689,992
3,139,015,882
4,111,052,746
0.7636
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45,701,813,363
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1.0020
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799 9,980
260 8,525
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2022 6
75 254,179
777 20,482,551
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84 181,150
14 1,397,299
98 1,578,449
950 22,315,180

55/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
59
19 52
193 2021
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4,860 3,168
333 486
237 332
13,150 13,811
49 52
18,700 24,900
207 45
37,539 42,799
224 1 203
6 4
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1,937 1,770
1,882 1,738
54 31
16,121 16,617
10,159 10,755
3,705 3,705
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8,405 9,856

13 26

39 12

4,734 4,917

2 3,617 2 4,900

3,777 4,246

804 980

631 1,016

950 866

88 2

14,725 17,033

2,452 2,399

74 13

3 1

2,530 2,415

17,256 19,449

15,174 15,174

11,495 11,495
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27,965 31,234
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1,134 1,252
7,110 7,851
1,501 1,729
1,870 2,051
240 189
478 468
51 46
14 15
1,084 1,331
40,207 44,768
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950 866
893 867
32 46
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2021 31 2022 31
35 37
259 283
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2021 31
Daiwa Asset Management(Singapore)Ltd. 1,727
2022 31
Daiwa Asset Management(Singapore)lLtd. 1,900
2020 2021 31
2,608 2,608
2,608 2,608
2020 23 2020 2020
10,564 4,050 31 24
2021 22
9,388
3,599
2021 31
2021 23

2021 2022 31
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2021 31

85 55 30

7,179 5,697 1,481

7,265 5,752 1,512

2,561 2,721 160

2,561 2,721 160

9,826 8,474 1,352

666
2022 31

66 55 11

6,755 4,917 1,838

6,822 4,972 1,850

3,753 4,208 454

3,753 4,208 454

10,575 9,180 1,395

666
2020 2021 31

5,353 578 69

5,353 578 69

2021 2022 31
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2020 2021
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155 152
108 67
263 219
186 189
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750 734
243 227
170 213
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254 356
1,586 1,607
159
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453
562
612 722
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19,300 18,700
247,397
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0
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Daiwa Asset
Management Singapore 133 100.0 1,727
(Singapore)Ltd. )
() MAS
MAS
2021 2022 31
(
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Daiwa Asset
Management Singapore 133 100.0 1,900
(Singapore)Ltd. )
() MAS
MAS
2020 2021 31
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) ( ) ( )
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100,000 - 2
527 1,054
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3,000 - 883 179
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100 - 527
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3,599.54 4,883.43
2020 2021
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9,389 12,738
2,608,525 2,608,525
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